Benito Arruñada finds evidence of a distinct Protestant social ethic in the ISSP's 1998
Introduction
How do religious beliefs, cultural norms and personal values influence decision-making in society? Max Weber (2011) argues that Protestantism held a distinctive role in the rise of modern capitalism. Central to Weber's century-old thesis is the difference between Protestants and Catholics in terms of attitudes towards work, thrift and self-improvement.
1 Recent studies have tested Weber's "work ethic" hypothesis in historical settings (e.g. Becker and Woessmann, 2010; Cantoni, 2015; Blum and Strebel, 2016) , but results remain conflicted and controversial.
Starting with Barro and McCleary (2003) and Guiso et al. (2003) , the use of cross-country surveys to help disentangle institutional from religion-related effects has become a popular social research methodology, one which helps to address whether the economic values of Protestants and Catholics still differ today. 2 Arruñada (2010) is one such study, and is particularly interesting as it tests an alternative hypothesis involving a Protestant "social ethic". 3 Arruñada's article, the subject of the present note, explores the idea that Protestants exert a greater effort of trust towards their Church, education system and government. 4 He pits this against a simplified interpretation of Weber's work ethic: Protestants are more willing to work, and to work longer hours, than their Catholic peers. He tests these hypotheses using the results of the International Social Survey Programme's (ISSP) Religion II Survey, conducted in 1998, which asked respondents located in 32 countries a series of questions useful for the social scientific study of religion. Arruñada's results indicate that Protestants indeed worked more hours than Catholics; however, after controlling for fixed country effects, this difference disappears. He argues instead that his findings are consistent with the idea that Protestants monitor one another's conduct more carefully, and support the political and legal institutions that facilitate this; Protestants promote a social rather than a work ethic.
We revisit Arruñada's findings in two ways: (1) we replicate a subset of his results in a narrow sense, to the best of our ability; and (2) we extend his analysis to 2008, the most recent year for which the ISSP has conducted its survey of religious attitudes and religious change. 5 We repeat our analysis for both a strict Calvinist 6 and an all-encompassing definition of 1 Weber's Protestant ethic hypothesis concerns the direct content of Protestant teachings as much as the overall Protestant lifestyle, including -in his work on Protestant sects -followers' economic interaction within exclusive social organisations (Kalberg, in: Weber, 2011) .
2 Social survey data have not solved the controversies: Durlauf et al. (2012) find that Barro and McCleary's (2003) results cannot be replicated with Bayesian methods, and so conclude 'there is no evidence that religious beliefs […] have a direct robust relationship with economic growth' (p. 1074).
3 Arruñada (2010) has been cited 39 times in Crossref and 143 times in Google Scholar (July 2016). 4 Like La Porta et al. (1997), Arruñada's focus is on Putnam's (1993) idea that hierarchical religions such as Catholicism discourage interpersonal trust, and therefore hinder social and market interaction. 5 We only replicate results which can be extended to 2008. Where multiple replicable proxies for a hypothesis are available, we choose to replicate and extend only a subset in order to maintain brevity.
6 Weber (2011) identifies Calvinists in particular as possessing a distinctive work ethic. He argues this stems from their dogma of predestination, which encourages worldly activity as a means of gaining the self-confidence to be counted among the elect rather than the reprobate.
Protestantism.
7 Our results, alongside Arruñada's predictions and findings, are summarised in (Table S1 ). Again, we adopt Calvinist (1,262 individuals) and broad (9,573) definitions of Protestantism. Summary statistics are reported in 12 Arruñada (2010) counts an additional 139 Protestants and 58 Catholics. We attribute this disparity to our decision to exclude respondents hailing from Bulgaria or Canada, a choice we make because these countries were not surveyed in both 1998 and 2008. course, be due to common changes in working practices that happen to correlate with the denomination of countries' majority religions. Regression analysis is therefore necessary to control for such fixed effects. Indeed, our empirical strategy, which is identical to Arruñada (2010) , is to estimate the following equations: Our replication of Arruñada's results, using both the strict Calvinist and broader definitions of Protestantism, is reported in Table 3 (Table S3) .
Results and robustness
Following Weber's work ethic hypothesis, Arruñada predicts that fewer Catholics should be in work, and should work fewer hours. His results suggest this is not the case. Our results confirm his findings for 1998 (models 1 and 2) and show they also hold for 2008 (models 6, 7, 11 and 12). A comparison of residual heterogeneity in these regressions (Table S3) 
Discussion and conclusion
We have successfully replicated Arruñada (2010) 
Included in analysis?
Notes: n. s. = not significance at standard levels. Notes: All models (in columns) estimated with constants and demographic and country controls, whose coefficients are not reported in the table. Equation (1), probit; equations (2) and (4), OLS; equations (3) and (5), ordered probit. *, **, *** Significance at 10, 5, and 1% levels. Robust standard errors in parentheses. Notes: All models (in columns) estimated with constants and demographic and country controls, whose coefficients are not reported in the table. Equation (6), probit; equations (7) and (9), OLS; equations (8) and (10), ordered probit. *, **, *** Significance at 10, 5, and 1% levels. Robust standard errors in parentheses. Notes: All models (in columns) estimated with constants and demographic and country controls, whose coefficients are not reported in the table. Equation (11), probit; equations (12) and (14), OLS; equations (13) and (15), ordered probit. *, **, *** Significance at 10, 5, and 1% levels. Robust standard errors in parentheses. Sources: Arruñada (2010: 906) , and own calculations in Stata using OLS regressions with the same independent variables as in Panels (a) of Tables 4, 5 and 6.
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